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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19

X
PO
AR

 
 

   Cusip   

12543PAA1
12543PAB9
12543PAC7
12543PAD5
12543PAE3
12543PAF0
12543PAG8
12543PAH6
12543PAJ2
12543PAK9
12543PAL7
12543PAM5
12543PAN3
12543PAP8
12543PAQ6
12543PAR4
12543PAS2
12543PAT0
12543PAU7
12543PAV5
12543PAW3
12543PAX1

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO
Senior

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Var-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

246,183,000.00
23,817,000.00
66,842,757.00

100,000,000.00
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,700,000.00
2,103,143.00
1,000,000.00

247,300,000.00
906,157,345.00

3,544,835.63
100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.690000
1.310000
5.750000
5.750000
5.750000
5.750000
5.750000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.326545
0.000000
6.000000

 
Principal

Distribution

2,617,399.50
0.00

1,421,874.00
2,127,192.32

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

14,090.45
0.00

8,288.50
2,049,746.35

0.00
2,175.03

100.00

 
Interest

Distribution

1,230,915.00
0.00

334,213.79
500,000.00

57,535.00
194,605.59

44,803.75
127,515.83
191,029.38
252,326.29
187,009.17

28,750.00
243,750.00
100,000.00

26,000.00
8,500.00

10,515.72
5,000.00

1,236,500.00
246,584.55

0.00
0.53

 
Total

Distribution

3,848,314.50
0.00

1,756,087.78
2,627,192.32

57,535.00
194,605.59

44,803.75
127,515.83
191,029.38
252,326.29
187,009.17

28,750.00
243,750.00
100,000.00

26,000.00
22,590.45
10,515.72
13,288.50

3,286,246.35
246,584.55

2,175.03
100.53

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

243,565,600.50
23,936,085.00
65,420,883.00
97,872,807.68
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,685,909.55
2,103,143.00

991,711.50
245,250,253.65
898,096,223.24

3,542,660.60
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

12543PAY9
12543PAZ6
12543PBA0
12543PBB8
12543PBC6
12543PBD4

Mezzanine
Junior
Junior
Junior
Junior
Junior

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

24,017,000.00
6,642,900.00
3,066,000.00
2,044,000.00
1,022,000.00
2,044,002.50

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

10,638.71
2,942.58
1,358.13

905.42
452.71
905.42

120,085.00
33,214.50
15,330.00
10,220.00

5,110.00
10,220.01

130,723.71
36,157.08
16,688.13
11,125.42

5,562.71
11,125.44

0.00
0.00
0.00
0.00
0.00
0.00

24,006,361.29
6,639,957.42
3,064,641.87
2,043,094.58
1,021,547.29
2,043,097.08

0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,021,991,738.13 8,258,069.12 5,219,734.11 13,477,803.23 0.001,013,852,754.01 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19

X
PO
AR

 
 

Cusip

12543PAA1
12543PAB9
12543PAC7
12543PAD5
12543PAE3
12543PAF0
12543PAG8
12543PAH6
12543PAJ2
12543PAK9
12543PAL7
12543PAM5
12543PAN3
12543PAP8
12543PAQ6
12543PAR4
12543PAS2
12543PAT0
12543PAU7
12543PAV5
12543PAW3
12543PAX1

Original
Certificate

Balance

246,183,000.00
23,817,000.00
66,842,757.00

100,000,000.00
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,700,000.00
2,103,143.00
1,000,000.00

247,300,000.00
906,157,345.00

3,544,835.63
100.00

Beginning
Certificate

Balance

246,183,000.00
23,817,000.00
66,842,757.00

100,000,000.00
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,700,000.00
2,103,143.00
1,000,000.00

247,300,000.00
906,157,345.00

3,544,835.63
100.00

Scheduled
Principal

Distribution

2,617,399.50
0.00

1,421,874.00
2,127,192.32

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

14,090.45
0.00

8,288.50
2,049,746.35

0.00
2,175.03

100.00

 
Accretion
Principal

0.00
119,085.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

2,617,399.50
0.00

1,421,874.00
2,127,192.32

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

14,090.45
0.00

8,288.50
2,049,746.35

0.00
2,175.03

100.00

 
Deferred
Interest

0.00
119,085.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

243,565,600.50
23,936,085.00
65,420,883.00
97,872,807.68
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,685,909.55
2,103,143.00

991,711.50
245,250,253.65
898,096,223.24

3,542,660.60
0.00

Ending
Certificate

Factor

0.98936807375
1.00500000000
0.97872807677
0.97872807677
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.99171149880
1.00000000000
0.99171149880
0.99171149880
0.99110405957
0.99938642275
0.00000000000

M
B1
B2
B3
B4
B5

12543PAY9
12543PAZ6
12543PBA0
12543PBB8
12543PBC6
12543PBD4

24,017,000.00
6,642,900.00
3,066,000.00
2,044,000.00
1,022,000.00
2,044,002.50

24,017,000.00
6,642,900.00
3,066,000.00
2,044,000.00
1,022,000.00
2,044,002.50

10,638.71
2,942.58
1,358.13

905.42
452.71
905.42

0.00
0.00
0.00
0.00
0.00
0.00

10,638.71
2,942.58
1,358.13

905.42
452.71
905.42

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

24,006,361.29
6,639,957.42
3,064,641.87
2,043,094.58
1,021,547.29
2,043,097.08

0.99955703405
0.99955703405
0.99955703405
0.99955703405
0.99955703405
0.99955703405

Totals 1,021,991,738.13 1,021,991,738.13 8,258,069.12 119,085.00 8,258,069.12 119,085.00 0.00 1,013,852,754.01
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19

X
PO
AR

Beginning
Certificate

Balance

246,183,000.00
23,817,000.00
66,842,757.00

100,000,000.00
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,700,000.00
2,103,143.00
1,000,000.00

247,300,000.00
906,157,345.00

3,544,835.63
100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.690000
1.310000
5.750000
5.750000
5.750000
5.750000
5.750000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.326545
0.000000
6.000000

  
Effective 

Coupon (%)

6.000000
0.000000
6.000000
6.000000
6.000000
5.690000
1.310000
5.750000
5.750000
5.750000
5.750000
5.750000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.326545
0.000000
6.386760

 
Current
Interest

1,230,915.00
0.00

334,213.79
500,000.00

57,535.00
194,605.59

44,803.75
127,515.83
191,029.38
252,326.29
187,009.17

28,750.00
243,750.00
100,000.00

26,000.00
8,500.00

10,515.72
5,000.00

1,236,500.00
246,584.55

0.00
0.50

 
Deferred
Interest

0.00
119,085.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

1,230,915.00
119,085.00
334,213.79
500,000.00

57,535.00
194,605.59

44,803.75
127,515.83
191,029.38
252,326.29
187,009.17

28,750.00
243,750.00
100,000.00

26,000.00
8,500.00

10,515.72
5,000.00

1,236,500.00
246,584.55

0.00
0.50

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,230,915.00
0.00

334,213.79
500,000.00

57,535.00
194,605.59

44,803.75
127,515.83
191,029.38
252,326.29
187,009.17

28,750.00
243,750.00
100,000.00

26,000.00
8,500.00

10,515.72
5,000.00

1,236,500.00
246,584.55

0.00
0.53

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

24,017,000.00
6,642,900.00
3,066,000.00
2,044,000.00
1,022,000.00
2,044,002.50

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

120,085.00
33,214.50
15,330.00
10,220.00

5,110.00
10,220.01

0.00
0.00
0.00
0.00
0.00
0.00

120,085.00
33,214.50
15,330.00
10,220.00

5,110.00
10,220.01

0.00
0.00
0.00
0.00
0.00
0.00

120,085.00
33,214.50
15,330.00
10,220.00

5,110.00
10,220.01

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,021,991,738.13 5,219,734.08 119,085.00 5,338,819.08 0.00 5,219,734.11 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9

A10
A11
A12
A13
A14
A15
A16
A17
A18
A19

X
PO
AR

 
 

Cusip

12543PAA1
12543PAB9
12543PAC7
12543PAD5
12543PAE3
12543PAF0
12543PAG8
12543PAH6
12543PAJ2
12543PAK9
12543PAL7
12543PAM5
12543PAN3
12543PAP8
12543PAQ6
12543PAR4
12543PAS2
12543PAT0
12543PAU7
12543PAV5
12543PAW3
12543PAX1

Original
Certificate

Balance

246,183,000.00
23,817,000.00
66,842,757.00

100,000,000.00
11,507,000.00
41,041,600.00
41,041,600.00
26,612,000.00
39,867,000.00
52,659,400.00
39,028,000.00

6,000,000.00
48,750,000.00
20,000,000.00

5,200,000.00
1,700,000.00
2,103,143.00
1,000,000.00

247,300,000.00
906,157,345.00

3,544,835.63
100.00

Beginning
Certificate

Balance

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

 
Principal

Distribution

10.631926249
0.000000000

21.271923227
21.271923227

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
8.288501197
0.000000000
8.288501197
8.288501197
0.000000000
0.613577247

1,000.000000000

 
Interest

Distribution

5.000000000
0.000000000
5.000000000
5.000000000
5.000000000
4.741666667
1.091666667
4.791666667
4.791666667
4.791666667
4.791666667
4.791666667
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
0.272121122
0.000000000
5.322299920

Ending
Certificate

Balance

989.368073751
1,005.000000000

978.728076773
978.728076773

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

991.711498803
1,000.000000000

991.711498803
991.711498803
991.104059571
999.386422753

0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
6.000000
6.000000
5.690000
1.310000
5.750000
5.750000
5.750000
5.750000
5.750000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
6.000000
0.326545
0.000000
6.000000

M
B1
B2
B3
B4
B5

12543PAY9
12543PAZ6
12543PBA0
12543PBB8
12543PBC6
12543PBD4

24,017,000.00
6,642,900.00
3,066,000.00
2,044,000.00
1,022,000.00
2,044,002.50

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.442965955
0.442965955
0.442965955
0.442965955
0.442965955
0.442965955

5.000000000
5.000000000
5.000000000
5.000000000
5.000000000
5.000000000

999.557034045
999.557034045
999.557034045
999.557034045
999.557034045
999.557034045

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 1,021,991,738.13 1,000.000000000 8.080367788 5.107413216 992.036154681
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

01/25/07
12/01/06
12/29/06
01/22/07
12/26/06
12/01/06
01/01/07

30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,652
1,021,991,738.13

6.45600%
6.26872%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,652
9

1,643

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

1,021,991,738.13
453,023.25

7,685,960.88
0.00

1,013,852,754.00
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Weighted Averages

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.45600%
6.26872%
6.45318%
6.26588%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

360
359

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

149,040.46
146,592.29

7,664.94
2,791.90

157,049.13

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

0.00
0.00
0.00
0.00
0.00

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

6,290,370.53
0.00

2,448.17
2,448.17

0.00
8.66428%
0.75239%



101 Barclay Street, 4West
New York, NY 10286

Officer: Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2006-21

Mortgage Pass-Through Certificates, Series 2006-21

Page 3

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

NAS Principal Distribution Amount

Shift Percentage
Priority Percentage
Priority Amount

0.00000%
7.46756%

0.00
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Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%
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 REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Totals for Foreclosure
Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 
Totals for Foreclosure,REO

Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Trigger Test

0.00
YES
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Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test
Monthly Default Rate
Conditional Default Rate

0.00
0.00
0.00
0.00
0.00
YES

0.00000%
0.00000%

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A



101 Barclay Street, 4West
New York, NY 10286

Officer: Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWMBS, Inc.
CHL Mortgage Pass-Through Trust 2006-21

Mortgage Pass-Through Certificates, Series 2006-21

Page 7

Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

5,495,868.23
2,448.17

149,040.46
2,791.90

0.00
5,346,484.04

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

453,023.25
6,290,370.53
1,395,590.35

0.00
0.00
0.00
0.00

8,138,984.13

Other Amounts

Prepayment Penalites
Other Amounts
Total Other Remittance Amounts

0.00
0.00
0.00

Total Available Funds 13,485,468.17
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Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Corridor Contract Proceeds Needed
Capitalized Interest
Supplemental Loan Deposit
Carryover Reserve Fund
Class P Principal Reserve Fund
Other Amounts
Total Amounts Available

13,485,468.17
0.00
0.00
0.00
0.00
0.00
0.00

13,485,468.17

Distribution Payments

Trustee Fee
Class Payments
Total Payments

7,664.94
13,477,803.23
13,485,468.17

Trust Accounts

Distribution Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
13,485,468.17
13,485,468.17

0.00

Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,000.00
0.00
0.00

1,000.00

Yield Supplemental Amounts Details

Yield Supplemental Amounts
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 Class Beginning Balance Current Period Amount Amount Paid Ending Amount

A4 0.00 0.00 0.00 0.00

Corridor Contract Amounts Available

 Contract Beginning Amount Current Period Amount Ending Amount

A4 0.00 0.00 0.00
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Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

3,544,835.63
1,885.95

289.08
0.00
0.00

3,542,660.60

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

1,018,446,902.50
451,137.30

7,685,671.80
0.00
0.00

1,010,310,093.40

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.18675%
100.00000%

96.18675%
100.00000%

3.81325%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

8,119,606.12
17,202.98

2,175.03
8,138,984.13
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

983,155,835.63
96.199979%

24,017,000.00
2.350019%

6,642,900.00
0.649995%

3,066,000.00
0.300002%

2,044,000.00
0.200002%

1,022,000.00
0.100001%

2,044,002.50
0.200002%

975,034,054.48
96.171170%

24,006,361.29
2.367835%

6,639,957.42
0.654923%

3,064,641.87
0.302277%

2,043,094.58
0.201518%

1,021,547.29
0.100759%

2,043,097.08
0.201518%
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Stratification Tables

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

0
0
5

21
74

389
710
275
115

36
17

1
0
0

0.000
0.000
0.304
1.278
4.504

23.676
43.214
16.738

6.999
2.191
1.035
0.061
0.000
0.000

0.00
0.00

2,673,448.57
11,589,463.13
44,889,895.57

241,592,128.29
437,936,239.56
169,160,640.10

71,802,753.72
22,494,661.06
11,151,322.57

562,201.43
0.00
0.00

0.000
0.000
0.264
1.143
4.428

23.829
43.195
16.685

7.082
2.219
1.100
0.055
0.000
0.000

Wgt Ave / Total: 1643 100.000 1,013,852,754.00 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00

0
0
0
0
0
0
0
1
0
0
0
0
0
0
0
2
0

17
132

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.061
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.122
0.000
1.035
8.034

0.00
0.00
0.00
0.00
0.00
0.00
0.00

152,808.44
0.00
0.00
0.00
0.00
0.00
0.00
0.00

717,961.45
0.00

7,173,870.96
57,907,999.29

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.015
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.071
0.000
0.708
5.712
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-

475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

169
197
169
148
103
113

78
103

34
54
29
42
31
33

188

10.286
11.990
10.286

9.008
6.269
6.878
4.747
6.269
2.069
3.287
1.765
2.556
1.887
2.009

11.442

78,151,216.65
96,434,810.83
86,803,834.05
79,747,987.72
57,963,557.91
66,682,698.28
47,804,111.89
66,132,829.06
22,635,345.52
37,177,105.19
20,708,760.58
31,023,018.89
23,639,631.18
26,109,178.08

206,886,028.03

7.708
9.512
8.562
7.866
5.717
6.577
4.715
6.523
2.233
3.667
2.043
3.060
2.332
2.575

20.406

Wgt Ave / Total: 1643 100.000 1,013,852,754.00 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA

WA
CO

Others

587
76
64
84
73
40

719

35.727
4.626
3.895
5.113
4.443
2.435

43.761

364,687,513.09
48,441,586.83
39,325,963.38
52,341,708.74
45,694,497.43
23,766,846.55

439,594,637.98

35.970
4.778
3.879
5.163
4.507
2.344

43.359

Wgt Ave / Total: 1643 100.000 1,013,852,754.00 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
2

1641
0

0.000
0.000
0.122

99.878
0.000

0.00
0.00

1,055,496.25
1,012,797,257.75

0.00

0.000
0.000
0.104

99.896
0.000

Wgt Ave / Total: 1643 100.000 1,013,852,754.00 100.000


